Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 3 November 2000

Norencl at ure Anount Price * YTM %
(Face Val ue) Per Rs. 100 I ndicative
(in Rs.Crore) nom nal

I. Qutright Transactions
A. Governnent of India Dated Securities
Contract Date : Novenber 01, 2000

11.30 % 2010 5.00 98. 35 11. 5800
11.03 % 2012 0. 368 95. 77 11. 6962
Contract Date : Novenber 02, 2000
13.85 % 2001 0.10 101. 45 9. 9648
11.55 % 2001 5.00 100. 80 10. 2272
11.55 % 2001 5.00 100. 80 10. 2272
11.55 % 2001 5.00 100. 80 10. 2272
11. 00 % 2002 4. 00 100. 77 10. 4359
11. 15 % 2002 5.00 101. 20 10. 3939
11. 15 % 2002 15. 00 101. 20 10. 3939
11. 15 % 2002 5.00 101. 23 10. 3757
11. 15 % 2002 10. 00 101. 21 10. 3878
11. 15 % 2002 20. 00 101. 21 10. 3878
11. 15 % 2002 5.00 101. 23 10. 3757
11. 15 % 2002 10. 00 101. 20 10. 3939
11. 10 % 2003 5.00 101. 25 10. 4960
11. 10 % 2003 10. 00 101. 22 10. 5102
12. 50 % 2004 5.00 105. 27 10. 6000

12.50 % 2004

12.50 % 2004

12.50 % 2004

12.50 % 2004

12.50 % 2004

12.50 % 2004 1
12.50 % 2004

12.50 % 2004

12.50 % 2004

12.50 % 2004

12.50 % 2004 1
12.50 % 2004

11. 25 % 2005

11.19 % 2005 1
11.19 % 2005

11.19 % 2005

14.00 % 2006

14.00 % 2006

11.68 % 2006

11.75 % 2006

13.85 % 2006( 1 NSTA

00 105. 27 10. 6000
00 105. 29 10. 5931
00 105. 30 10. 5896
00 105. 34 10. 5757
00 105. 35 10. 5723
00 105. 28 10. 5965
00 105. 28 10. 5965
00 105. 29 10. 5931
00 105. 295 10. 5913
00 105. 295 10. 5913
00 105. 28 10. 5965
00 105. 27 10. 6000
00 101. 70 10. 7654
00 101. 63 10. 7352
00 101. 62 10. 7379
00 101. 625 10. 7365
05 111. 25 11. 1614
65 111. 15 11. 1848
00 102. 93 10. 9468
00 103. 15 10. 9644
. 021 111. 94 10. 9492
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12.40 % 2013 10.

Tot al 2368.

B. State CGovernnent Securities

12.
12.
12.
12.
12.

12.

Contract Date : Novenber 02,

00% MADHYA PRADESH SDL 2010 10.
00% MAHARASHTRA SDL 2010 1.
00% TAM L NADU SDL 2010 2.
00% GUJARAT SDL 2010 0.
00% ANDHRA PRADESH SDL 2010 2.

Contract Date : Novenber 03,
00% MADHYA PRADESH SDL 2010 10.
Tot al 26.

C. Treasury Bills
(i) 14 Day Bills (Maturity-w se)

(DD MM YYYY)
Contract Date : Novenber 02,
06/ 11/ 2000 10.
Contract Date : Novenber 03,
06/ 11/ 2000 2.
06/ 11/ 2000 10.
13/ 11/ 2000 15.
13/ 11/ 2000 3.
13/ 11/ 2000 1.
13/ 11/ 2000 17.
Tot al 58.
(i1) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : Novenber 02,
11/ 12/ 2000 5.
18/ 12/ 2000 7.
Contract Date : Novenber 03,
08/ 01/ 2001 15.
15/ 01/ 2001 5.
29/ 01/ 2001 7.
29/ 01/ 2001 15.
Tot al 54.
(i1i) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
Contract Date : Novenber 03,
10/ 11/ 2000 10.
01/ 02/ 2001 23.
Tot al 33.
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : Novenber 02,
23/ 08/ 2001 10.
23/ 08/ 2001 5.
20/ 09/ 2001 5.
01/ 11/ 2001 25.
Contract Date : Novenber 03,
16/ 11/ 2000 7.
16/ 11/ 2000 3.

16/ 11/ 2000 5.

00
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99.

83
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98

9343
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7677
7540

0257
8568

3549
1836
7858
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. 9765

. 1829
. 1508

. 2247
. 2247
. 4738
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27/ 12/ 2000 5. 00 98. 6859 8. 9760

15/ 06/ 2001 5. 00 94. 1634 10. 0724
15/ 06/ 2001 10. 00 94. 1634 10. 0724
15/ 06/ 2001 10. 00 94. 1634 10. 0724
15/ 06/ 2001 5. 00 94. 1634 10. 0724
28/ 06/ 2001 10. 00 93. 8455 10. 0724
06/ 09/ 2001 10. 00 92. 0987 10. 1720
06/ 09/ 2001 17. 50 92. 0987 10. 1720
06/ 09/ 2001 15. 00 92. 0987 10. 1720
18/ 10/ 2001 5. 00 91. 0900 10. 2019
18/ 10/ 2001 0.37 91. 2623 9. 9858
01/ 11/ 2001 25.00 90. 7738 10. 1919
01/ 11/ 2001 25.00 90. 7738 10. 1919
Tot al 203. 37

Il. REPO Transactions *
(G her than with RBI)

Nonencl at ur e Amount Price * Repo Rate Repo
(Face Val ue) Per Rs.100 (%pa) Peri od
(in Rs.Crore) Nom nal (Days)

(1) (2) (3) (4) (5)

A. Government of India Dated Securities

10.85 % 2001 9. 00 100. 34 9. 30 15
9.90 % 2005 25.00 97.10 8. 40 4
9.90 % 2005 25.00 97.10 8. 40 4
9.90 % 2005 25.00 97.10 8. 40 4
9.90 % 2005 25.00 97.10 8. 40 4

11.55 % 2001 15. 00 100. 80 8.25 3

11.55 % 2001 25.00 100. 80 8.25 1

11.55 % 2001 20. 00 100. 80 8. 40 3

11.55 % 2001 18. 00 100. 80 8. 40 3

11.55 % 2001 25.00 100. 80 8.35 3

11.55 % 2001 24.00 100. 80 8.35 3

10.85 % 2001 25.00 100. 45 9.25 1

10.85 % 2001 20. 00 100. 45 9.25 1

10.85 % 2001 25.00 100. 45 9.25 1

10.85 % 2001 25.00 100. 45 9.25 1

11.75 % 2001 50. 00 101. 12 8.25 3

11.75 % 2001 13. 00 101. 10 8.35 3

11.75 % 2001 1.00 101. 10 11. 00 3

11. 47 % 2001 70. 00 101. 16 8.25 3

11. 47 % 2001 22.00 101. 00 8.35 3

11.00 % 2002 25.00 100. 85 8. 30 3

11.00 % 2002 8. 00 100. 80 8. 40 3

11.00 % 2002 15. 00 100. 85 8. 20 1

11. 15 % 2002 100. 00 101. 25 8.35 3

11. 15 % 2002 25.00 101. 28 8. 30 3

11. 15 % 2002 40. 00 101. 25 8.25 3

11. 15 % 2002 20. 00 101. 25 8.35 3

11. 15 % 2002 100. 00 101. 25 8.25 3

11. 15 % 2002 100. 00 101. 25 8. 30 3

11. 15 % 2002 30. 00 101. 25 8.35 3



11.15 % 2002 35. 00 101. 28 9.00 14
11.15 % 2002 10. 00 101. 28 8.25 1
11.15 % 2002 75. 00 101. 25 8. 30 3
11.10 % 2003 20. 00 101. 02 8.50 3
11.10 % 2003 15. 00 101. 30 8.75 1
11.10 % 2003 10. 00 101. 25 8. 00 1
12.50 % 2004 25.00 105. 35 8. 30 3
12.50 % 2004 30. 00 105. 40 8.25 3
12.50 % 2004 20. 00 105. 37 8. 00 1
12.50 % 2004 20. 00 105. 40 8. 30 3
11.95 % 2004 25.00 104. 00 8.35 3
11.95 % 2004 25.00 104. 00 8.35 3
11.95 % 2004 19. 00 104. 00 8.35 3
11.98 % 2004 25.00 104. 07 8.35 3
11.98 % 2004 25.00 104. 07 8.35 3
11.98 % 2004 25.00 104. 07 8.35 3
11.98 % 2004 19. 00 104. 07 8.35 3
9.90 % 2005 25.00 97. 00 8. 30 3
9.90 % 2005 26. 00 97. 00 8.35 3
11.75 % 2006 25.00 103. 45 8. 30 3
11.00 % 2006 75. 00 100. 00 8.50 3
12.00 % 2008 150. 00 103. 30 8.15 1
12.32 % 2011 25.00 103. 85 8. 60 1
12.32 % 2011 25.00 103. 85 8. 60 1
11.03 % 2012 20. 00 96. 10 8. 00 1
11.83 % 2014 25.00 101. 10 8. 60 1
11.83 % 2014 25.00 101. 10 8. 60 1
11.83 % 2014 25.00 101. 10 8. 60 1
11.83 % 2014 25.00 101. 10 8. 60 1
10. 70 % 2020 7.00 93. 20 11. 00 3
Tot al 1851. 00
B. Treasury Bills
(i) 14 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L
(ii) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L
(iii) 182 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
25/ 01/ 2001 7.00 97. 8854 8. 60 1
31/ 05/ 2001 20. 00 94. 5329 8.18 1
31/ 05/ 2001 13.15 94. 5329 8.18 1
12/ 07/ 2001 20. 00 93. 4455 8.18 1
Tot al 60. 15

* Relate to the first I eg of Repos
# YTMindi cative) will depend upon assuned rate of inflation
Date : 03 Novenber 2000

For previousissues of SGL Data please click here



